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PROBABILITY

PROB DENSITY FUNC, f(x)

Gallery

UNIFORM 1 O<x<l
DISTRIBUTION: | £(x)= W= 1 ot L
X~u(0,1) 0 otherwise 2 12
GAUSSIAN 1 —(x— )2 /262 Standard gaussian
(NORMAL) f(x)= T " ) has w = 0 and
DISTRIBUTION: 210 u Y o2 =1
X~N(u,02)
EXPONENTIAL 1 _x/p f(x) = gamma dist
DISTRIBUTION: e x>0 s o with o = 1
f)=1P w=p o2 =p
X~ex(B)
0 otherwise
GAMMA (1 a1 —x/p f(x) = pdf for time of
DISTRIBUTION: o ¥ € x>0 occurrence of ath
f (0 =1BT(@) _ap ) .
X~y(a, B) u o =af event of Poisson
0 otherwise proc with event rate
{ A= 1/p
LOGNORMAL 1 —[ln(x)—uy]z /2012/ ) 5 ) If' Y.is gaussian
DISTRIBUTION: —26 >0 oy 2 2uy +0y, [ oy distributed, then
X~InN( 02) fx(x)= x4/2n0y My Ox =e eV =11 y_ vy
Hr. Oy 0 otherwise | © X lognormal.
CHI-SQUARED 1 LD2,x2 Sum gfv standard.
DISTRIBUTION: /2 gaussians squared is
(x)=12V""T'(v/2) =V 2
) f(x)= u o°=2v chi-squared of
X~%n degree v.

0 otherwise




